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ANNUAL STATEMENT FOR THE YEAR 2008 oF THE Unison Health Plan of Tennessee, Inc.

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Admitted Assets as Reported
in the Annual Statement

© o N o

Bonds:
1.1 U.S.treasury securities ...
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. governmentagencies ...........................o
1.22 Issued by U.S. government sponsored agencies .........................
1.3 Foreign government (including Canada, excluding mortgage-backed
SECUMLIES) ...

1.4 Securities issued by states, territories, and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations ..................
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations .................................
1.43 Revenue and assessment obligations ...............................
1.44 Industrial development and similar obligations ............................
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or Guaranteed by GNMA ...................................
1.512 Issued or Guaranteed by FNMA and FHLMC ......................
1513 Allother ...
CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA ..........
1.522 Issued by non-U.S. Government issuers and collateralized by
mortgage-backed securities issued or guaranteed by agencies
showninLine 1.521 ...
1.523 AllOther ...
Other debt and other fixed income securities (excluding short term):
2.1 Unaffiliated domestic securities (includes credit tenant loans rated by the

1.52

SVO)
2.2 Unaffiliated foreign securities ...
2.3 Affiliated securities ...
Equity interests:
3.1 Investmentsin mutual funds ...
3.2 Preferred stocks:
3.21 Affiliated ...
3.22 Unaffiliated ...
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated ...
3.32 Unaffiliated ...............co
3.4 Other equity securities:
341 Affiliated ...
342 Unaffiliated ...............co
3.5 Other equity interests including tangible personal property under lease:
3.51 Affiliated ...
3.52 Unaffiliated .................oo
Mortgage loans:
4.1  Construction and land development ...
4.2 Agricultural ...
4.3  Single family residential properties ...
4.4 Multifamily residential properties ...
45 Commercial I0ans ...
46 Mezzanine realestate 10ans ...
Real estate investments:
5.1 Property occupied by company ...
5.2 Property held for production of income (including §............... 0 of property
acquired in satisfaction of debt) ...
5.3 Property held for sale (including §............... 0 property acquired in
satisfaction of debt) ...
Contract 0aNS ...
Receivables for securities ...
Cash, cash equivalents and short-term investments ....................................
Otherinvested @sSets ...
Total invested @SSetS ... oo

Gross
Investment Holdings
1 2
Amount Percentage
5499,047|............ 27.255
14,677,244 |............ 72.745
20176,291]........... 100.000

3 4
Amount Percentage
......... 5,499,047 |............ 27.255
....... 14,677,244 |............ T2.745
....... 20,176,291]........... 100.000
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ANNUAL STATEMENT FOR THE YEAR 2008 oF THE Unison Health Plan of Tennessee, Inc.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, December 31 of prioryear ...............................| |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 6) ...

2.2 Additional investment made after acquisition (Part 2, Column Q) ... |
3. Current year change in encumbrances:

3.1 Totals, Part 1, Column 13 ..o

3.2 Totals, Part 3, Column 11 . ..o
4. Total gain (loss) on disposals, Part 3, Column 18 ...

Deduct amounts received on disposals, Part 3, Column 15 .............................| |

Total foreign exchange change in book/adjusted ca

6.1 Totals, Part 1, Column15.................... N O N E ...............................

6.2 Totals, Part3, Column 13 ...................| T e
7. Deduct current year's other than temporary impairment recognized:

7.1 Totals, Part 1, Column 12 ...

7.2 Totals, Part 3, Column 10 ...
8. Deduct current year's depreciation:

8.1 Totals, Part 1, Column 11 ...

8.2 Totals, Part 3, Column O ... ...
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) .............| |
10.  Deduct total nonadmitted amounts .....................c
11.  Statement value at end of current period (Lines 9 minus 10) .......................................| |

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, December 31 of prioryear ........| |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column7) ...

2.2 Additional investment made after acquisition (Part 2, Column 8) ......................|
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 12 ...

3.2 Totals, Part 3, Column 11 ...
4. Accrual of diSCOUNt ...

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column O ... o

5.2 Totals, Part 3, Column 8 ... .
6.  Total gain (loss) on disposals, Part 3, Column 18 —————————————————————1.........| |
7. Deduct amounts received on disposals,Part3,Co M B & X RAE &L _ | | |
8.  Deduct amortization of premium and mortgage inte N O N E ...............................
9. Total foreign exchange change in book value/recorded investment excluding accrued Interest

9.1 Totals, Part 1, Column 13 ...

9.2 Totals, Part 3, Column 13 ... ..
10.  Deduct current year's other than temporary impairment recognized:

10.1 Totals, Part 1, Column 11 .. o

10.2 Totals, Part 3, Column 10 ... .o
11. Book value/recorded investment excluding accrued interest at end of current period (Lines

TH243+4+5+6-7-8+9-10) ...
12. Total valuation allowance ...
13. Subtotal (Lines 11 plus 12) ...
14, Deduct total nonadmitted amounts ....................oc e L
15.  Statement value at end of current period (Line 13 minusLine14) ................................| |
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ANNUAL STATEMENT FOR THE YEAR 2008 oF THE Unison Health Plan of Tennessee, Inc.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prioryear ..............................| |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 8) ...

2.2 Additional investment made after acquisition (Part 2, Column Q) ... |
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 16 .. ... o

3.2 Totals, Part 3, Column 12 ...
4. Accrual of diSCOUNt ...

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13 ...

52 Totals,Part3,Column9 .................... ) m m . m m o mmmmm | |
6.  Total gain (loss) on disposals, Part 3, Column 19 . N O N E ..............................
7. Deduct amounts received on disposals, Part3,Col ~— —  — — = "L
8. Deduct amortization of premium and depreciation ...................... |
9. Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, Column 17 ...

9.2 Totals, Part 3, Column 14 ...
10.  Deduct current year's other than temporary impairment recognized:

10.1 Totals, Part 1, Column 15 ... o

10.2 Totals, Part 3, Column 11 .. .
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ..........| |
12. Deduct total nonadmitted amounts ....................oc e L
13.  Statement value at end of current period (Line 11 minus Line12) .................................| |

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prioryear ................................| | 4,581,890
2. Cost of bonds and stocks acquired, Column 7, Part3 .....................................| | 2,118,525
3. Accrual of DISCOUNt .. ... .. o 10,567
4. Unrealized valuation increase (decrease):

4.1 Column 12, Part 1 ..

4.2  Column 15, Part 2, Section 1 ... ..o

4.3  Column 13, Part2, Section 2 ...

4.4 Column 11, Partd .. o
5. Toftal gain (loss) on disposals, Column 19, Part4 ... |
6. Deduction consideration for bonds and stocks disposed of, Column 7, Part4 ....................| ... 1,200,000
7. Deduct amortization of premium ... 11,935
8. Total foreign exchange change in book/adjusted carrying value:

8.1 Column 15, Part 1 ..

8.2 Column 19, Part2, Section 1 ... .. ..

8.3 Column 16, Part2, Section 2 ... ...

8.4  Column 15, Partd .. .
9. Deduct current year's other than temporary impairment recognized:

9.1 Column 14, Part 1 . o

9.2 Column17,Part2, Section 1 ... ...

9.3 Column 14, Part2, Section 2 ... ...

9.4  Column 13, Partd . ..
10. Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-7+8-9)..| | 5,499,047
11, Deduct total nonadmitted amounts .....................c L
12.  Statement value at end of current period (Line 10 minus Line 11) ..............................| | 5,499,047
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ANNUAL STATEMENT FOR THE YEAR 2008 oF THE Unison Health Plan of Tennessee, Inc.

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

4
Par Value of
Bonds

4,587,000

1 2 3
Book/Adjusted
Description Carrying Value Fair Value Actual Cost
BONDS 1. United States ................ | .......... 4,602,205(.......... 4649290 .......... 4,585,729
Governments (Including all obligations 2. Canada ... | e
guaranteed by governments) 3. Other Countries .............. oo |
4, Totals ...............coo | 4,602,205|.......... 4649290 |.......... 4,585,729
5. United States .............o | e
States, Territories and Possessions 6. Canada ...............ooo oo
(Direct and Guaranteed) 7. Other Countries .............. oo |
8. Totals ... e
Political Subdivisions of States, 9. United States ..............oo [ [
Territories and Possessions 10 Canada ... e
(Direct and Guaranteed) 11, OtherCountries .............. | |
12, Totals ...
Special revenue and special assessment obligations 13.  UnitedStates ................[............ 896,842 (............ 896,553 |............ 896,400
and all non-guaranteed obligations of agencies and 14, Canada ... e
authorities of governments and their political 15, OtherCountries .............. | |
subdivisions 16.  Tofals ..................... | 896,842 |............ 896,553 |............ 896,400
17. United States .............o | |
Public Utilities 18, Canada ... e
(unaffiliated) 19.  OtherCountries .............. | |
20. Totals ...l e
21, UnitedStates ...............o [ oo L
Industrial and Miscellaneous and 22, Canada ... e
Credit Tenant Loans (unaffiliated) 23.  OtherCountries .............. [
24, Totals ...l e
Parent, Subsidiaries and Affiliates 25. Totals ...
26. TotalBonds ..................[.......... 5499,047|.......... 5545843 |.......... 5,482,129
PREFERRED STOCKS 27. United States ................ [ [
28. Camada ...l e
Public Utilities (unaffiliated) 29.  OtherCountries .............. ..o
30. Totals ...l
31, UnitedStates ...............o [
Banks, Trust and Insurance Companies 32 Camada ... e
(unaffiliated) 33.  OtherCountries .............. [
3. Totals ...l
35, UnitedStates ................ | o
Industrial and Miscellaneous 3. Canada ... e
(unaffiliated) 37. OtherCountries .............. |
38. Totals ...l
Parent, Subsidiaries and Affiliates 39. Totals ...
40.  Total Preferred Stocks ....... |..............0 |
COMMON STOCKS 41, United States ............oooo [ [ [
42, Canada ... e
Public Utilities (unaffiliated) 43, OtherCountries .............. | | |
44, Totals ...
45, UnitedStates ..............o |
Banks, Trust and Insurance Companies 46, Canada ... e
(unaffiliated) 47.  OtherCountries .............. | | |
48.  Totals ...
49, UnitedStates ..............o |
Industrial and Miscellaneous 50. Camada ...l e
(unaffiliated) 51. OtherCountries .............. [ [
52. Totals ...l
Parent, Subsidiaries and Affiliates 53, Totals ...
54.  Total Common Stocks ........[.............oooo [
55.  Total Stocks ................. |
56.  Total Bonds and Stocks ......[.......... 5499,047|.......... 5545843 |.......... 5,482,129
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GoIS

SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

Quality Rating Per the
NAIC Designation

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of
Line 10.7

8
Total
From Column 6
Prior Year

9
% From
Column7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

U.S. Governments, (Group 1)
1.1 Class 1

2.1 Class 1

States, Territories and Possessions etc., Guaranteed, (Group 3)
3.1 Class 1
32
33
34
35
36
37

Political Subdivisions of States, Territories & Possessions, Guaranteed,
(Group 4)

41 Class 1
42
43
4.4
45
46
4.7

Special Revenue & Special Assessment Obligations etc., Non-Guaranteed,
(Group 5)
51 Class 1
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90IS

SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

Quality Rating Per the
NAIC Designation

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of
Line 10.7

8
Total
From Column 6
Prior Year

9
% From
Column7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed (a)

Public Utilities (Unaffiliated), (Group 6)

6.1
6.2
6.3
6.4
6.5
6.6
6.7

Class1 ... ...
Class2 ...
Class3 .. ...
Class4 ...

Class6 ...
TOTALS ... .

Industrial & Miscellaneous (Unaffiliated), (Group 7)

7.1
72
7.3
74
75
7.6
7.7

Class1 ... ...

Class5 .. ...
Class6 ...
TOTALS ... .

Credit Tenant Loans, (Group 8)

8.1
8.2
8.3
8.4
8.5
8.6
8.7

Class1 ... ...

Parent, Subsidiaries and Affiliates, (Group 9)

9.1
9.2
9.3
9.4
9.5
9.6
9.7

Class 1 ... ...
Class2 ...
Class3 .. ...
Class4 ...




ANNUAL STATEMENT FOR THE YEAR 2008 oF THE Unison Health Plan of Tennessee, Inc.

SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations
1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Column 6 Total % From Total Total
Quality Rating Per the or Through Through Through Over Total asa % of From Column 6 Column 7 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Current Year Line 10.7 Prior Year Prior Year Traded Placed (a)
10. Total Bonds Current Year
101 Class 1. oo @...... 19,722,267 ............ 896,842 (... L e 20,619,109 ............. 100.00(...... XXX XXX 20,619,109 ...t
102 Class2 ... @) e e e e e L XXX XXX
103 Class3 ... @) e e e e e L XXX XXX
104 Class4d ... @) e e e e e L XXX XXX
105  Classb ... @) e e e © e L XXX XXX
106  ClassB.......coooviiii d. o L L L € o L XXX [ XXXl
107 TOTALS ... [ 19,722,267 ............ 896,842 ... [ b)...... 20,619,109 ............. 100.00(...... XXX XXX 20,619,109 ...t
108 Line10.7asa%of Column®6 .................... |......... 95.65|................ 435). . 100.00(...... XXX oo XXX oo XXX 10000 ...
11. Total Bonds Prior Year
M4 Class ..o [ 9,629,309 .......... 3373409 | ..o e e XXX XXX 13,002,718 ............. 100.00(......... 13,002,718 ...
M2 Class2....oooooiiiiiiiiiiiiii [ e e e e XXX XXX oo e e
M3 Class3 ... [ e e e e XXX XXX e e
M4 Classd ... i e e e e XXX XXX e e
M5 Classb ..o [ e e e e XXX XXX ... ©) oo e e
M6 Class6 ... i Loococococcccc Loococccccc Lo L XXX oo XXX ... €)oo o L
M7 TOTALS ... [ 9,629,309 .......... 3373409 | ..o e e XXX XXX ... ®)...... 13,002,718 ............. 100.00(......... 13,002,718 ...
118 Line11.7asa%ofCol.8.........cooooovviiii | T4.06[............... 2594 . e L [ XXX [ XXX 100.00( ...... XXX 10000 ...
<24 12. Total Publicly Traded Bonds
3 121 Class 1 ... [ 19,722,267 ............ 896,842 (... L e 20,619,109 ............. 100.00(......... 13,002,718 ............. 100.00(......... 20,619,109 ...... XXX ...
122 Class2 ... [ e e e e e e XXX ...
123 Class3 ... [ e e e e e e e XXX ...
124 Class4 ... [ e e e e e e e XXX ...
125 Class5 ... [ e e e e e e e XXX ...
126 Class6.........cocoovvveiioiii L Loviiicicicinnc Lovciciccciccccc Lecccccccc Lo e L L L L XXX......
127 TOTALS ... [ 19,722,267 ............ 896,842 (. ... L e 20,619,109 ............. 100.00(......... 13,002,718 ............. 100.00(......... 20,619,109 ...... XXX ...
128 Line127asa%ofCol.6 .............oooovi [ 95.65|........ciiin 4350 e e 100.00(...... XXX XXX XXX 100.00(...... XXX ...
129  Line 12.7 as a % of Line 10.7, Col. 6, Section 10 . |............... 95.65|................ 435). . e 100.00(...... XXX oo XXX oo XXX | 100.00(...... XXX ...
13. Total Privately Placed Bonds
131 Class 1 ... [ e e e e e e XXX |
132 Class2.....oooooiiiiiiiii [ e e e e e e XXX |
133 Class3 ... [ e e e e e e XXX |
134 Class4 ... [ e e e e e e XXX |
135 Classb ... [ e e e e e e XXX |
136 Class6.........coooovvveiii L Loviicicicicccncc v v Lo e L L L XXX
137  TOTALS ... [ e e e e e e XXX |
138 Line13.7asa%of Col.6 ... e e e e e XXX XXX XXX XXX |
139  Line 13.7 asa % of Line 10.7, Col. 6, Section 10 . | ... | i Joiiiiiiiiiicicics oviiiiiiicicins Loviiiicicicinn | XXX [ XXX [ XXX [ XXX
(a) Includes §............... 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes §............... 0 current year, §............... 0 prior year of bonds with Z designations and §.............. 0 current year, §............... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement. "Z*"
means the SVO could not evaluate the obligation because valuation procedures for the security class is under regulatory review.
(c) Includes §............... 0 current year, §.............. 0 prior year of bonds with 5* designations and §.............. 0 current year, §............... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on the insurer's certification that the issuer is current in all principal

and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1 §......15,120,062; NAIC 2 §............... 0; NAIC 3 §............... 0;NAIC4S............. 0; NAIC5 ... 0; NAICBS....... 0.
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SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carry

pe and Subtype of Issues

Distribution by Type

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4

Over 10 Years
Through
20 Years

ing Values by Major Ty
5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of
Line 10.7

8
Total
From Column 6
Prior Year

9
% From
Column 7
Prior Year

10
Total
Publicly
Traded

11
Total
Privately
Placed

1. U.S. Governments, (Group 1)
1.1 Issuer Obligations . ... i
1.2 Single Class Mortgage-Backed/Asset-Backed Securities ..........................oo
1.7 TOTALS

2. All Other Governments, (Group 2)
2.1 Issuer Obligations ...
2.2 Single Class Mortgage-Backed/Asset-Backed Securities ............................
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
2.3 Defined ...
24 O Ner
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES:
25 Defined ...
28 OtNer
27 O AL

3. States, Territories and Possessions, Guaranteed, (Group 3)
3.1 Issuer Obligations ... o
3.2 Single Class Mortgage-Backed/Asset-Backed Securities ............................
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
33 Defined ...
T O 111 P
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES:
35 Defined ...
38 OtNer
3.7 TOTALS

4. Political Subdivisions of States, Territories & Possessions, Guaranteed, (Group 4)
4.1 Issuer Obligations . ... ... i
4.2  Single Class Mortgage-Backed/Asset-Backed Securities ..........................oo
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

45  Defined ...
4B ONEr
4.7 TOTALS o

5. Special Revenue & Special Assessment Obligations etc., Non-Guaranteed, (Group 5)
5.1 Issuer Obligations ... ... ..o i
5.2 Single Class Mortgage-Backed/Asset-Backed Securities .............................
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
5.3 Defined ...
Lo O 111 P
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES:
5.5 DefiNed ...
58 OtNer
5.7 O AL
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SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values by Major Type and Subtype of Issues

Distribution by Type

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of
Line 10.7

8
Total
From Column 6
Prior Year

9
% From
Column7
Prior Year

10
Total
Publicly
Traded

1
Total
Privately
Placed

6.  Public Utilities (Unaffiliated), (Group 6)
6.1 Issuer Obligations ...
6.2 Single Class Mortgage-Backed/Asset-Backed Securities ...........
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
6.3 Defined ...
6.4 Other . ... ..o
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED
SECURITIES:
6.5 Defined ... ...
6.6 Other. ... ..o
6.7 TOTALS

7. Industrial & Miscellaneous (Unaffiliated), (Group 7)
7.1 lssuer Obligations ...
7.2 Single Class Mortgage-Backed/Asset-Backed Securities ...........
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
7.3 Defined ...
T4 Other ...
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED
SECURITIES:
75 Defined ...
76 Other ...
7.7 TOTALS .

8. Credit Tenant Loans, (Group 8)
8.1 Issuer Obligations ..................ooo i
8.7 TOTALS

9. Parent, Subsidiaries and Affiliates, (Group 9)
9.1 lssuer Obligations ..................oo
9.2 Single Class Mortgage-Backed/Asset-Backed Securities ...........
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
9.3 Defined ...
94 Other ...
MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED
SECURITIES:
95 Defined ...
9.6 Other .. ...
9.7 TOTALS
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Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values by Major Type and Subtype of Issues

SCHEDULE D - PART 1A - SECTION 2 (Continued)

Distribution by Type

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6

Total
Current Year

7
Column 6
as a % of
Line 10.7

8
Total
From Column 6
Prior Year

9
% From
Column7
Prior Year

10
Total

Publicly
Traded

11
Total
Privately
Placed

10.  Total Bonds Current Year

Issuer Obligations
Single Class Mortgage-Backed/Asset-Backed Securities
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

10.1
10.2

10.3
10.4

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES:

10.5
10.6
10.7
10.8

Line 10.7 as a % of Column 6

............. 95.65

.............. 4.35

............ 100.00

100.00

11.  Total Bonds Prior Year

Issuer Obligations
Single Class Mortgage-Backed/Asset-Backed Securities
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

1.1
11.2

1.3
114

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES:

1.5
11.6
1.7
11.8

Line 11.7 as a % of Column 8

............. 74.06

............. 25.94

............ 100.00

100.00

12. Total Publicly Traded Bonds
Issuer Obligations
Single Class Mortgage-Backed/Asset-Backed Securities
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

12.1
12.2

12.3
124

12.5
12.6
12.7
12.8
12.9

Line 12.7 as a % of Column 6
Line 12.7 as a % of Line 10.7, Column 6, Section 10

13.  Total Privately Placed Bonds
Issuer Obligations
Single Class Mortgage-Backed/Asset-Backed Securities
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

13.1
13.2

13.3
134

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/ASSET-BACKED SECURITIES:

135
13.6
13.7
13.8
13.9

Line 13.7 as a % of Column 6
Line 13.7 as a % of Line 10.7, Column 6, Section 10
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

LLIS

1

Total

Bonds

Mortgage
Loans

4
Other
Short-term
Investment
Assets (a)

5
Investments in
Parent,
Subsidiaries
and Affiliates

©® NS ok W =

[<=]

10.
1.

12.

Book/adjusted carrying value, December 31 of prioryear ......................coooi

Cost of short-term investments acquired .......................
Accrual of diSCOUNt ...
Unrealized valuation increase (decrease) ............coooiiiiiiiii
Total gain (I08S) ON dISPOSAIS . ... ...\
Deduct consideration received on diSposals ............. ...

Deduct amortization of premium ... ...
Total foreign exchange change in book/adjusted carryingvalue ..................................
Deduct current year's other than temporary impairment recognized ..............................
Book adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ................
Deduct total nonadmitted amounts ...................o

Statement value at end of current period (Line 10 minus Line 11) ................................

........... 8,420,828
........ 146,536,557

........... 8,420,828
........ 146,536,557

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:
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Sl12

Sl12

SI13

SI13

SI13

Sl14

SI15

Sl16

Schedule DB Part A Verification .................cooiiiiiiii it NONE
Schedule DB Part B Verification ..................ccoiiiiiiiin it NONE
Schedule DB Part C Verification .................cooiiiiiiiiiii et NONE
Schedule DB Part D Verification .................coooiiiiiiiii et NONE
Schedule DB Part E Verification ................ccooiiiiiiiiiiin et NONE
Schedule DB Part F Sn 1 - Sum Replicated Assets ........................ NONE
Schedule DB Part F Sn 2 - Recon Replicated Assets ...................... NONE
Schedule E - Verification ..............c.ccoiiiiiiiiii e NONE

Sl12, SI13, SI14, SI15, SI16
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E0O1 Schedule A-Part1RealEstateOwned .............ccvviiiiiiiiiiinnnnn,

E02 Schedule A - Part 2 Real Estate Acquired .................ccviiiiiinn..

E03 ScheduleA-Part3RealEstateSold ............coiviiiiiiiii

E04 Schedule B - Part 1 Mortgage LoansOwned ...................coivvennn.

E05 Schedule B - Part 2 Mortgage Loans Acquired . ...............cccviinennn..

E06 Schedule B - Part 3 Mortgage Loans DISPOSED ..........................

E07 Schedule BA -Part1Invested AssetsOwned .............cccvvvivininnn.

E08 Schedule BA - Part 2 Invested Assets Acquired ..........................

E09 Schedule BA - Part 3 Invested Assets DISPOSED ................ccvvivent.

E01, E02, EO3, E04, E05, E06, EO07, E08, E09
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value 1 Change in Book Adjusted Carrying Value Interest Dates
3|4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F Current
6] Year's
R Rate Other Total
E Used to Book/ Unrealized Current Than Foreign Admitted Amount
CUSIP | NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received
Identi- G | Bond | Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of | When Due and During
fication Description Code| N | CHAR| nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.C.V. of Interest Paid Accrued Year Acquired Maturity
U.S. Governments - Issuer Obligations
912828CL2 ..... US Treasury Note S0 R U P 666,773 | ..... 1016950 | . ....... 686,441 | ........ 675,000 | ........ 673,148 | ..o | B3 e 4000]..... 4610|JdD .. 05/04/2007 | 06/15/2009
912828EVS ..... US Treasury Note . . S R 1 1,894,531 | ... 1005080 | ....... 1914677 |.. 1,905,000 | ... 1,804,313 [ 3855 | [ 4500 ..... 4720 | FA .. 11/10/2006 | 02/15/2009
912828GP9 ..... US Treasury Note . . S0 R 1 .. 802,300 .. ... 1014140 | ........ 818411 807,000 | ...t 808073 (.. e 2387 [ 4500 ..... 4.820| AO . 05/29/2007 | 04/30/2009
912828HJ2 ... .. US Treasury Note SDf...|..... LTS P 1222125 ..... 102.4800 1,229,760 1,200,000 1208671 [ BABA) [ 3430 [..... 1.400 | MN 10/30/2008 | 11/30/2009
0199999 Subtotal - U.S. Governments - Issuer Obligations ... . ... .......uveeeeinienaeiiininnaeiiis |reann. 4585729 (... XXX .. |....... 4649289 [....... 4,587,000 [....... 4602205 ... oo | BBTT o [ XXX XXX XXX |...... 43158 [....... 167,790 [ .. XXX .. |.. XXX..
0399999 Subtotal - U.S. GOVEIMMENS . . . . . ..ottt tteeeeiieaaeeiineaaeiiinnaeaee | reanns 4585729 (... XXX .. |....... 4649289 [....... 4,587,000 [....... 4602205 ... oo | BBTT [ XXX XXX XXX |...... 43158 [....... 167,790 [ .. XXX .. |.. XXX..
Special Revenue, Special Assessment - Issuer Obligations
586111JU1 ... .. Memphis-Shelby County TN Arpt Rev Bond Non Call ... | SD | T FE ..o |, 896,400 | ..... 996170 |........ 896,553 | ........ 900,000 |........ 896,842 | ... | L R PN Fre 4000]..... 4090 |MS ....|...... 12,000 ........ 15,000 | 03/26/2008 | 03/01/2013
2599999 Subtotal - Special Revenue, Special Assessment - Issuer Obligations ... ................cocvoiv]ovenn. 896,400 (... XXX .. [........ 896,553 (........ 900,000 (........ 896,842 (...........cc0 |oiiiiiiit, 210 XXX XXX XXX |[...... 12,000 (........ 15,000 (.. XXX .. [.. XXX..
3199999 Subtotal - Special Revenue, Special ASSESSMENT . . ... ... ...ttt et aee e | e 896,400 | ... XXX .. [........ 896,553 | ........ 900,000 | ........ 896,842 | . ... | 7 T XXX XXX XXX |, 12,000 ........ 15000 .. XXX .. [.. XXX..
5499999 Subtotals - Issuer OBIIGAtIONS . . . . ... ...\ ettt | 5482129 [ ... XXX .. [....... 5545842 (.. ... .. 5487,000 [ ....... 5499047 [ ... [ [EI T XXX XXX XXX |...... 55158 | ....... 182,790 [.. XXX .. [.. XXX..
e - T e 5482129 [ ... XXX .. [....... 5545842 ....... 5487,000 | ....... 5499047 [ ... [ [EI T XXX XXX XXX | 55158 | ....... 182,790 [ .. XXX .. [.. XXX..
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E11  Schedule D - Part 2 Sn 1 Prfrd Stocks Owned ...

E12 Schedule D - Part 2 Sn 2 Common Stocks Owned

E11, E12
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SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
3 4 5

1 2 6 7 8 9
Number Paid for
CUSIP Date of Shares Accrued Interest
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends

Bonds - U.S. Governments
912828HJ2 ... .. | US Treasury Note 3.125% 11/30/09 ... [ ... 10/30/2008 .. | FTN Financial Services ...................ccocoociiii .. XXX oo 1,222,125 ....... 1,200,000.00|............. 15,676
0399999 Subtotal - Bonds - U.S. GOVEIMMENTS ... ... .o 1,222125....... 1,200,000.00............. 15,676
Bonds - Special Revenue, Special Assessment
586111JU1 ...... | Memphis-Shelby County TN Arpt Rev Bond 4.000% 03/01/13 .......................... | ... 03/26/2008 .. | FTN Financial Services ...................coccooiiiiii ], XXX oo [ 896,400 ......... 900,000.00(....................
3199999 Subtotal - Bonds - Special Revenue, Special ASSESSIMENT ... ... ... o 896,400 ......... 900,000.00(....................
6099997 Subtotal - BONAS - Part 3 .. .. 2,118,525|....... 2,100,000.00............. 15,676
6099998 Summary item from Part 5 fOr BONGAS .. ... ... ..o e | |
6099999 SUDIOTAL - BONGS . . ... | 2,118,525|....... 2,100,000.00{............. 15,676
6599998 Summary Item from Part 5 for Preferred SIOCKS . ........ .. XXX oo
7299998 Summary Item from Part 5 for COMMON STOCKS .. ... ... e | XXX oo [
7399999 Subtotal - Preferred and COMMON STOCKS .. ... ... e | | XXX oo [
TA99999 TOAIS . . ... | 2,118,525|...... XXX oo [ 15,676
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SCHEDULE D - PART 4

Showing All Long-Term Bonds and Stocks SOLD, REDEEMED, or Othe
4 5 6 7 8 9 10

rwise DISPOSED OF During Current Year

1 2 3 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21

F 1 12 13 14 15

0 Current Bond

r Year's Total Book/Adjusted Interest/

e Prior Year Unrealized Other Than Total Foreign Carrying Foreign Stock

i Number Book/Adjusted | Valuation | Current Year | Temporary Change in Exchange Value at Exchange Realized Total Dividends

CUSIP g | Disposal Name of of Shares Par Actual Carrying Increase/  |(Amortization)/| Impairment B./A.C.V. Change in Disposal Gain (Loss) | Gain (Loss) | Gain (Loss) Received Maturity

Identification Description n Date Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized |(Cols. 11+12-13)] B./A.C.V. Date on Disposal | on Disposal | on Disposal | During Year Date
Bonds - U.S. Governments
912828FV7 | US Treasury Note 4.875% 10/31/08 ........... ... |10/31/2008| Maturity ................ XXX ... 1,200,000 | . 1,200,000.00].... 1,211,160 |.... 1,208481|........... |..... 848N |........... |...... (8481 [.......... ... 1,200,000 ... e 58,500 [10/31/2008
0399999 Subtotal - Bonds - U.S. GOVEIMMENTS . . ... ...\t ...1,200,000 | . 1,200,000.00].... 1,211,160 |.... 1,208,481 |........... |..... 8481)|........... |...... (8481 [.......... .. 1,200,000 (.. e 58,500 [ . XX X
6099997 Subtotal - BONds - Part 4 ... . ... .. .. 1,200,000 | . 1,200,000.00].... 1,211,160 |.... 1,208,481 |........... |..... 8481)|........... |...... (8481 [.......... 21,200,000 .. e e 58,500 | . X X X
6099998 Summary ltem from Part 5 for Bonds .......... ... e e s e e e e e . XXX
6099999 SUBOtAl = BONMS . ... ...ttt e 1,200,000 | . 1,200,000.00].... 1,211,160 1208481 . .......... |..... (848 ........... |...... (8,481) 1,200,000 ..o o e 58,500 [ . XX X
6599998 Summary Item from Part 5 for Preferred Stocks ......... ... o XXX e e e e e e e e e . XXX
7299998 Summary Item from Part 5 for Common Stocks .. .......... ... o XXX e e e e e e e e . XXX
7399999 Subtotal - Preferred and Common Stocks . ... XXX e e e e e e e . XXX
TA99999 TOAIS . .. ... .. 1,200,000 ... XXX ... 1,211,160 .... 1208481 ........... |..... 848 |........... |...... (8481 [.......... 21,200,000 .. e e 58,500 | . X X X

14F|
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E15 Schedule D - Part 5 LT Bonds/Stocks Acquired/Disp

E16 ScheduleD-Part6Sn1 ..............c.covvnn.t.

E16 ScheduleD-Part6Sn2 ................ccvvnn.t.

E15, E16
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SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
5 6 7 3

1 Codes 4 Change in Book/Adjusted Carrying Value 12 1 Interest 20
2 3 8 9 10 1 14 15 16 17 18 19
Amount Due
Current Year's Total and Accrued
Book/ Unrealized Other Than Foreign Dec. 31 of
Adjusted Valuation Current Year's |  Temporary Exchange Current Year | Non-Admitted Amount Paid For
For- Date Name of Maturity Carrying Increase/ (Amortization)/ |  Impairment Change in Par Actual on Bond Not Due and Effective When Received Accrued
Description Code | eign | Acquired Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost in Default Accrued Rate of Rate of Paid During Year Interest
6099999 Subtotal - BONAS . . ...\ ... L e XXX XXX [ XXX
Class One Money Market Mutual Funds
BlackRock Liquidity Fund 20 ..................[...... ... |12/31/2008 [ No Broker ............ccocooui]veiiiiin 1275927 | e e 215927 [ e e e 11,269 (. ...
BlackRock Liquidity Funds TempFund Port .....[...... ... |12/31/2008 [ No Broker ....................|eiiiis 13844135 e L e ... 13,844,135]....... 23025|. ... | 1.790]..... 1.790|. MON. |...... 104,352 (.............
8099999 Subtotal - Class One Money Market Mutual Funds ............. ... oo Lo 15120,082 | oo XXX L] 15,120,082 .. ..., 23025|............. XXX XXX [ XXX 115621 ).............
8299999 Total Short-term INVESIMENES . . . . ...\t 015120082 e L Lo XXXL.]...15,120,062]....... 23025|............. XXX XXX XXX |...... 115621 ).............

L3
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E18

E18

E19

E19

E20

E20

E21

E21

E22

E22

E23

E23

E24

Schedule DB - Part A Sn 1 Opt/Cap/FloorOwned .................. ...t NONE
Schedule DB - Part A Sn 2 Opt/Cap/Floor Acquired ................ccoutt.. NONE
Schedule DB - Part A Sn 3 Opt/Cap/Floor Term ............ccovviveinnnnn. NONE
Schedule DB - Part B Sn 1 Opt/Cap/Floor In-force ...................cuvt. NONE
Schedule DB - Part B Sn 2 Opt/Cap/Floor Written ......................... NONE
Schedule DB - Part B Sn 3 Opt/Cap/Floor Term ............c.ccvvivevnnnnn. NONE
Schedule DB - Part C Sn 1 Col/Swap/FrwrdOpen ..............cccvvvnnnnn. NONE
Schedule DB - Part C Sn 2 Col/Swap/Frwrd Opened ....................... NONE
Schedule DB - Part C Sn 3 Col/Swap/Frwrd Term ...............c.ccvvuntn. NONE
Schedule DB - Part D Sn 1 Futures Contracts Open ....................... NONE
Schedule DB - Part D Sn 2 Futures Contracts Opened ..................... NONE
Schedule DB - Part D Sn 3 Futures Contracts Term ....................... NONE
Schedule DB - Part E Sn 1 Counterparty Exposure ........................ NONE

E18, E19, E20, E21, E22, E23, E24
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SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Interest Interest Accrued
Rate of Received December 31 of
Depository Code Interest During Year Current Year Balance *

open depositories
PNC Bank - Operating Account .................. Pittsburgh, PA ... e ... (436,947) XX X|
PNC Bank - ASO Account ....................... Pittsburgh, PA ... e e e . (1,372,427) X X X]
First Tennessee Bank ........................... Memphis, TN ... .... 1,366,556 [X X X|
0199998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
INStructions) - OPEN AEPOSHOTIES ... ... ...\t XXX e X XX
0199999 Totals - Open DEPOSHOMES . . ... ... XXX ... (442,818) XX X|
0299998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - suspended dePOSItONIES . . ........ ..o XXX e X XX
0299999 Totals - Suspended DEPOSIHOMES . . ... ... ..o XXX e X XX
0399999 Total Cash ON DEPOSIE . . .. ...\ttt e XXX e ... (442,818) XX X]
0499999 Cash in Company's Office ......... ... ... XXX XXX XXX X XX
0599999 T0tal CaSN . .. . XXX e ... (442,818) XX X]

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1 Janvary ... [ (701,333) [4. April ... (1,012,548) [ 7. duly ... [ (627,062) [ 10. October .........[......... (1,543,594)
2. February .........|......... (3,749,197) | 5. May ..............|. .o (3,527,638) | 8. August ...........|......... (3,980,929) | 11. November ... |......... (1,958,069)
3.March ...........|...... (2,583478)|6.dune ............|........ (3,053,894) | 9. September .......|......... (2,582,445) | 12. December ... |.......... (442,818)

E25
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

2

Description Code

3

Date
Acquired

4

Rate
of Interest

5

Maturity
Date

6

Book/Adjusted
Carrying Value

7
Amount of
Interest Due
& Accrued

8
Amount
Received
During Year

8799999 Total Cash Equivalents
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1

Type of
Deposit

2

Purpose of
Deposit

Deposits For
the Benefit of All Policyholders

All Other Special Deposits

3
Book/Adjusted
Carrying Value

5
Book/Adjusted
Carrying Value

States. Efc.

1. Alabama (AL) ...................
2. Alaska (AK) ...
3. Arizona (AZ) ......................
4. Arkansas (AR) ....................
5. California (CA) ....................
6. Colorado (CO) ...t
7. Connecticut (CT) ..................
8. Delaware DE) ....................
9. District of Columbia (DC) ..........
10. Florida (FL) ......................
1. Georgia (GA) ...
12. Hawaii (HI) ........................
13. Idaho (ID) .........cooooviiiiinn,
14. Minois (IL) ..o
15. Indiana (IN) .......................
16. lowa (IA) ..o,
17. Kansas (KS) ......................
18. Kentucky (KY) ...
19. Louisiana (LA) .....................
20. Maine (ME) .......................
21. Maryland (MD) ....................
22. Massachusetts (MA) ..............
23. Michigan (MI) .....................
24. Minnesota (MN) ...................
25. Mississippi (MS) ..................
26. Missouri (MO) .....................
271. Montana (MT) .....................
28. Nebraska (NE) ....................
29. Nevada (NV) ......................
30. New Hampshire (NH) .............
31. New Jersey (NJ) ..................
32. New Mexico (NM) .................
33. New York (NY) ...
34. North Carolina(NC) ...............
35. North Dakota (ND) ................
36. Ohio (OH) ...,
3r. Oklahoma (OK) ...................
38. Oregon (OR) ...t
39. Pennsylvania (PA) ................
40. Rhode Island (RI) .................
41. South Carolina (SC) ...............
42. South Dakota (SD) ................
43. Tennessee (TN) ...................
44, Texas (TX) ...t
45. Utah (UT) ..o
46. Vermont (VT) ...t
47. Virginia (VA) ...
48. Washington (WA) .................
49. West Virginia (WV) ................
50. Wisconsin (WI) ....................
51. Wyoming (WY) ....................
52. American Samoa (AS) .............
53. Guam (GU) ...
54. Puerto Rico(PR) ..................
55. U.S. Virgin Islands (VI) ............
56. Northern Mariana Islands (MP) ...
57. Canada (CN) ......................
58. Aggregate other alien (OT) ........
59. Total ...
DETAILS OF WRITE-INS
5801,
5802.
5803.
5898.  Summary of remaining write-ins

for Line 58 from overflow page .. ..
5899.  Totals (Lines 5801 through 5803

plus 5898) (Line 58 above) ........

E27
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